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Q Petition to Intervene Out ofTime
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X Report

Request

Q Request for Certification

Q Request for Investigation

Q Resale Agreement

Q Resale Amendment

Q Reservation Letter

g Response

g Response to Discovery

g Return to Petition

g Stipulation

Q Subpoena
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Natural Gas

March 13, 2017

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end December
31, 2016.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager — Regulatory Reporting
704-731-4560
Jenny.Furr@piedmontng.corn
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PO. Box 33068 ~ Charlotte, North Carohna 28233
Oiedmontng.corn



Piedmont Natural Gas Company
'Deferred Acct.-Hedging Program
Acct ¹19101 (X2068)

SC Nov-1 6 Dec-16

Beginning Balance
Expenditures: BP

Purchase of Financial instr.
Option Premium
Margin Requirement

Receipts:
Proceeds from positions

Expenditures: ABIN
Purchase of Financial Instr.

Option Premium
Fees
Margin Requirement

Consultant Fees
Service Fee
Program Development
Other

Receipts:
'Proceeds from positions

Fees
Interest from brokerage acct.

PRI Interest adj.
Transfer to COG Deferred Acct
Other
Balance before interest
Return calculated
Balance due (customer)/company
Transfer to 25304 Deferred Acct
Balance due after transfer
G/L Balance
GL Bal. less Balance due / Difference
Interest Calculation:
Avg. Balance for the month

121,425.00 (151,620.00)
2,294.00 651.00

746.00 746.00

8.20 8.20
124,473.20 (150,214.80)

124,473.20 T1 50,214. 80)
(124,473.20) 150,214.80

0.00 0.00
0.00 0.00

$ 62,236,60 $ (75,107,40)

Return rate for the month 0 0000%
6

P PPPP%

Annual allowed return rate 0 0000% 0. 0000%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon
December 2016

28
14

42
15.50

651.00

A

A

A

A

7 ofA's

Commission and Fees rate
Total Commission and Fees (Expenditures)

(128,646.00)
(22,323.00)

(T50;969.00)
651.00

(151,620.00)

8
8
8
8

Z of 8's

Less: Fees (Expenditures)
Option Premium

Activi in Account
~ot t D ~ods c

43,348.50

23.80

16.10
150,977.40

8.40

128,678.20

22,339.10

7 of D's 194,374.20 151,017.30 Z of c's

151,017.30~19437420,.
(43,356.90)
43,348.50

(8.40)

7 of c's
g of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity



AD'IVI Investor Services, Inc.
S .SIJhsid/ory of.hrolrer l2oniels klidiond Corn/sony
2100A Board of Trade Buildiuc
141 Vv,,lackaou Boulevard

NOHHLYCOMMODITYSTATEMENT

STATEMEHT DATE: DEC 30, 2016

ACCOUNT NOMBERI 121 X2068~ NUMBERS 121 X121

ZETRODUCSD BY: RBC WSALTB MalUIGEMEHT
(704)264-2767

PZ~ lDTURAL GAS Co
SOUTH CAROLINA ACCOUHT
ILTTN ROB TBORNTQN
Po BOX 33068~ NC 28233-3060

XP You BavE Airs OUEsTZQNs QR zssUEs
REGARDING YOUR STATIÃBNT THAT YOU
ARB UNABLE To REsorVE WITE YoUR BROKER,
PLEASB CQHTJUT ADMZS CUSTOMER SERVICE AT
1./800/654-0461 or 312/242-7200.

* ~ * ~ * * * * ~ * YOUR ACT'ZVITY THIS NONTB *

12/01/6

12/27/6

12/27/6

12/27/6

12/27/6

12/28/6
12/28/6

P P P P

28

28

BXER 28NGP B 3300 CALL ADJOSTMEHT US
07LMO .03300
cALL JAN.17'YELNAT Qas E Qsorli'U EKKR/AssN Us

EXER 14NGEK 3600 CATLS ..';AD~ US
07L1$CI .. 03600
CALL, JXH 17 HYN HBI GAS: E 3600 C EYER/ASSN US

,BLOCK TRADE

,CAII JAN,17 HYN NAT QA5 B 3850 IC, „MXRZRE US
" WTRP ODT . ',.-, 'IRBSHT US

WZRE TRMBHK DISBURSED ' '

* "* P'QS IFTZOHS ZN . YOUR AC'CO'UHT

LONG/BUY SBRT/SELL DESCRIPTZON *', EK PRICE/LEQHD CC

WTRP OUT WIRESHT US
WIRE TRAHSPER DZSBURSED

DEBZT

43,348.50

CREDXT

23.80

16.10

128, 678.20

22,339.10

150,977.40
.00

* P P, P * P P P P * * * P * ~ P *

3/31/6
3/31/6
4/07/6

2
14
16
32*

JC -'130 US
C ..1130 . USc...aoso Ds,

. 3'iso

LAST TRADE 'DATE I 3/28/17

.CALL APR 17 NYEDNAT GAS E 3350
CALL APR 1.7 HYM BAT GAS E 3350
CALL APR 17 HYM NAT GAS E 3350 .

OPTION EDUIXET VALUE
69, 120. 00 I KM EXPIRE 3/28/17 'VERAGELQNQI .10900

7,500.00
52,500.00
60,000.00

12O,OOO.OO»

11/10/6

5/13/6

11/03/6

11/10/6

8
8*

11
11*

31
31*

7
7

CALL JUN 17 HYM HILT QAS E 3500 C
OPTION MARKET VALUE

4,800,00 LZIK EXPZRB S/25/17
AVERAGE LONG .10000'AST

TRADB DATES 5/25/XTC

CALL MAY 17 NYM HAT GAS E 3550
. OPTION MARKET—VALUE

"EZPIBE 4/29/1'I
AVERAGE LONGS ':1125U

ZAST TRADE DATEP ". 4/25/17

CALL PKS 17 Nlul NAT GAS E 3600
OPTXQN MARIQrl vlILUR

aal 440 /00 LZM IBXPZRE 1/26/1'7
AvERAQE ZQNQI I '2000

TRADE ZDITEI: l./26/17 .

CALL JUL 17 NYM NAT GAS E 36DO
OPTION MARKET VALUE

BXPXRE 6/27/17
AVERAGE LOIKII . 10400

LIEST TRADE DATE: 6/27/17

. 1000 US

.3234

. 1125 US
, .2681

.1200 US

.2563

.1040 US

.3100

25,872.00
25,872.00*

29. 491. 00
29,491.00*

79,453.00
79,453.OC ~

21,700. 00
21,700. 00 ~

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENTTHAT 7145 STATEMENT IS CORRECTAND RATIFIED.
RETAINFOR TAX RECORDS SCEJEC TOTGFSDANDCCNDCCNSCNREIKRSESOS COOED STN SO LSARE EXFIAI RED ON REVERSE SIDE



ADM IHvestor Services, Inc.
A Subsidiary ofArcher. Daniels +lid/and C*ornpany

2100A Board of Trade Building
141 W. Jackson Boulevard

IVIPIIHLYCOMMODITY STATEMENT

STATENEHT DATZC DZC 30, 2016

ACCOUHT Noa!BERE 121 X2068

ALESESIN NUMBERS 121 X121

ZHTRODUCEO BYE RBC HEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAI GAS Co
SOOTH CSROLZNA ACCOUNT
ATZN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP, YOO EULVE ANY QUESTIONS OR ISSUES
REGARDIN3 YOUR STATZMEHT TEAT YOU
ARE UNABLZ TO RESOLVE MITE YOUR BROKER,
PLEASB COH79MT ADMZS CUSTOMBR SERVZCE AT
1/800/654-0461 or 312/242-7200.

11/10/6

11/10/6

EI PRICE/LEGND CC

7
7*

CALL AUG 17 NYN HAT GAS Z 3650 C
OPTION MARKET VAI UE

EXPIRE 7/26/1"i
AVERAGE LONGS . ~ 10800

LasT TRADB DATES '/26/1'I
CALL SEP 17»HYM'NAT CAS Z. 3700

OPTION MARKET 'VALUE
EZPIRB „Ji/28/17N

AVERAGE LONGS .," S11500.

"'080
US

3042

1150 US
297a

IADHG/BOY SERT/SELT DESCRIPTION DEBIT CREDIT

21,294.00
21,294.00*

11, 888. 00
11,888.00»

2/23/6 16
16 ~

IJIST TRADE DATE. 8/28/17

CALL PEB.1'7 NZM NAT GAS E 3800 ,C .1060 US
OPTION'MARKET VALUE, - .!, .1616

EXPIRE . I/26/17
AVERAGE IONQI, -10600

25,856,00
25,856.00"

11/03/6

2/01/6

3/02/6

11/14/6

26
26.

31
31»

39
39*

11
11 ~

LABTA TREDE DATES U1/26/17

~ CAIS MAR 17 NYtE BAT QAB E 3850 IC.
OPTION NARKZT VALUE

EXPIRE 2/23/1'l
AVERAGB LCETQI . 11700

LAST TRADE DATEC 2/23/17

CILLL PEB,17 NYN NAT GAS Z 4100 vC.
OPTION ~ VALUE

EXPIRE I/26/L7
AVERAGE LONGE .11300

LAST TRADE DILTR r 1/26/1'I

CIILL MAR 17 NYM HAT QIIS E 4250 C
OPTICN MARKAT VAIUZ

,ZXPZRE- 2/23/17
AVERAGE LONGS '1D4DQ

LILST TRADE DATES, 2/23/17
I

CALL".NOV 17 HYII NAT QAS E 4250 C
OPTZON BASKET VALUE

IEXPZRE 10/26/17
AVRRAGS IDNQC '11800

I

I/AST TRADE DATES 10/26/17

1170I US
2019

. 1130 US

..0'/62

. 1040 US

.1073

1180 HS
aois

52,494.00
52,494.00»

23,622.00
73,622.00»

41,847.00
41, 847. 00*

22.176.00
22, 176. 00»

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAI'RE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGR~THAT THIS STATELIENT IS CORRFCT AND RATIFIED.
REVAINNORTAXRECORDS SUSIECfvo IERMSAND ONIEIXRM Cvl RBIERSE DCE CODED SVMSOLSARE EXPLAINED ON REVERSE SEH



PAGE 3

ADM Ivvesfor Services, INC.
A Subsidiary ofArcher Daniels Midland Corn@any
2 IOOA Board of Trade Building
lal W. Jackson Boulevard

RKPIUILYCOMMODITY STATEMENT

STATEMENT DATE: DEC 30, 2016

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBERr 121 X121

ZNTRODUCED BY: RBC WEALTH MANAIHVOHIT
{704)264-2767

PIEDMONT NATURAL QAS CO
SOUTB CAROLINIL ACCYRINT
ATIW ROB THORNTON
PO BOX 33068
CBARIOXTE NC 28233-3060

IP YOU BILVE ANY QUESTIONS OR ISSUES
REGARDZNQ YOUR STATEMEHT THAT YOU
ARE UNABLE TO KSSOLVE WXTB YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVXCE AT
I/800/654-0461 oe 312/242-7200.

1. BEGIMNZNG ACCT BALIVRB
2. PAL AND CASE ACTIVZTY
3. ENDZNG ACCT ~
5. NEl OPTZON I'REMIVN
S OPTZOHS MARKET VAllrB

9. ACCl VALVE AT MARKHT
11. CONVERTED ACCT VALUE US

I*4 SEG USP ~ I»
43,348.50
43,348.50-

.00
150,977.40
475,693.00

475,693.00
475,693.llo

~ I*~ MOBYB 44* 44* YE'&RITO«DATE 444

PUTVRES P&L
OPTION PREMED

US
US

, »00 ..
'

. '181.95,- .

ISO, 90!7. 4.0 '83;482I.24-
~ ~ ~ ~ ~ * \ * * * I I ~ I I ~ 4 O' ~ ~ I ~ ~ I * * * I I ~

*.
* AVFECZZVE ~ 18T, 203.7 TRAICMS CLEARING ANV RXCBASQR,
~ PERS WILL BR COMSOLZVATIXJ'ABD IVZPORTSD UNDES EXQZAHGE FEES.. '
I Xm OVER&I& PEE OH&runs Wxxz, REMAIN Tm SJVRE'

IP YOV HAVE ANY CVSSTZOBS„'PLRASB CONTACT YOUR BROKER.:
* *
I I ~ I I ~ ~ I t I I I I * 4 I ~ * * * I I I ~
~ I ~ ~ I I I * 4 I ~ ~ I 4 I ~ ~ ~ ~ I ~ I * * I * * * 4 I 4 I
~ ADNZS WILL~ A OUARTERLY 615.00 INaclxvxTY PRE iI BEGINNING MARCH 31, 2017 -POR ALL ACCOUNTS THAT EAVE NOT' *

TRADED POR A PERIOD OF 1-YSAR (HEDGE ACCTS "" 2 YEARB),
* PLEASE CONTACl YOUR BROKER POR ADDITIONAL XNPORMATIOllr

I I I ~ I ~ ~ 4 ~ ~ ~ I I * 4 t * * ~ I I * * t 4
I



South Carolina Nlay-2016/April-2017 Reviser
RsPort as of 12/30/2016 Close

Period Tool Counterparty
Original Trade

Date

MIBBtus
Purchased
Per Month

Strike/Fixed
Price

Purchase
Price

Purchase
CosgProceeds

Trade I
Expiration Date

Expiration
Price

Realized
Value

Net Value Realized
Gain or (Loss)

Fees

May-16 Ca0 NYMEX 4/30/2015 220,000 $3.79 $0. 1370 $30,140.00 04/26/2016 E $0.000 80 ($30,140.00) $34'l.00
May-16 Call NYMEX 9/22/2015 120,000 $3.25 $0.1109 $ 13,200.00 0412812016 E $0.000 $0 ($ 13.200.00) $ 186.90
May-16, Call

May-16 Call

NYMEX

NYMEX

Jun-18 Call NYMEX

Jun-16 Call NYMEX

Jun-16 Cail

CallJul-16
NYMEX

NYMEX

Jun-tf) Call, NYMEX

10/28/2015
12/10/2015

6/3/2D15

1 0/5/2015
1 0/27/201 5

12/14/2D16

6/3D/201 5

110,9DO $2.99
110,00D $2.60
150 000 $3 65
80,000 '3.25
'IO,ODO $3.10

$2.6080,000
7 D,0OD $3.89

$0.1030
BD.0930

$0.1280
BD 1970
$0.1040
BD.O919

$0.1309

$ 11,339.00
$ 10,230.00
$ 19,200.00
$8,560.00
$7,250.09
$7,280.00
$S,100.00

04128/2016 E

0412612018 E

05/25/2018 E

05/25/2016 E

051251201 6 E

0512512018 E

0612712016 E

$0.000

$0.000

$9.000

$0.000

$0.000
$ 0.000
$0.000

$0

$0

$0

$0

$0

($ 19,200.00)

($6,6eo.oo)
$232.5q
$ 124.09

($ 7,289.00) $196.50

($7,280.00) $124.09
$108 59($9,100 90)

($ 11,33D.DO) $ 170 59
($ 10,230.00) $ 179 50

Jul-16 Cell
Jul-16 Call

CallAug-18

Aug-18 Call

Jul-16 Call

Jul-16 Calf

Aug-16 Call

Aug-16 Call

Aug-16 Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

71271201 5

'10/27/2015

10/28/2015
12/17/2015

8/4/2015
9/22/2015

1D/27/2015

10/28/2D15

12/17/2015

70,000 $3.T5

70,DDO $2.95
70,000 73.05
TO,OOO $2.75
BO,ODO $3.65
70,000 $3.45
80,00D $3.20
70,000 $ 2.90
80,000 $28D

$0.1230
$9.1510
$9.1030

$0 0930

$0.1310

$9.1130

$9.1040
$9.1520
$0 9930

$8,610.00
$ 10,570.90

$7,210.09
$6,510.09

$ 10,480.09
$7,910.00
$8,320.00

$10,S40.00
$7,449. 00

0612712018 E

0612712016 E

0612712016 E

96/27/2016 E

0712812016 E
071'2612016 E

OT/26/2016 E

ON28/2016 E

07/28/2016 E

$0.000

$0.000

$0.000

$0.000

$0.000
$0.900

$0.000

$0.000
$0.090

$0

$0

$0

$0

($8,610.00) $198 59

($ 10,570.90) $108 50

($7.210.00) $198.59
($6,510.00) $196.50

($ 10,480.00) $ 124.90
($7,910.00) $196.59

($8,320.00) $ 124.09

($ 10,640.00) $108 59
($7 440 00) $124 09

Sep-16 Call NYMEX 8/31/2D15 40,000 $3.55 $0 1230 $4,920 00 08/2S/20'lS E $0.000 ($4,920.90) $62.99
Sep-18 Csg
Sep-16 Call

Sep-18 Call

Sep-16 Call

NYMEX

HYMEX

NY EX

NYMEX

Oct-16 Call

Oot-16 Call

NYMEX

NYMEX

Sep.16 Call (Sold) HYMEX

9/22/2015
1012712015

1D/28/2015
12/16/2016

8/2812016
10/1/2015
1015/2015

40,000 $3.50
30,000 $3.00
40,00f) $2 95
40,0DO $2.69
40.000 $2.80
60,000 $3.45

$0.1130

$0.1620
$0.1520
$0. 0870

{$0 0710)

$9.1180
70,000 $ 3.50 $0.1110

$4,520.00
$4,860.00
BS,OBD 00
$3,480.00

($2,840.00}
$7,0 0.00
$7.770.09

De/ge/201 6 E

08126/2016 E

08/26/2016 E

08/2602016 E

08/26/2016 E

091271201 6 E

09/27/2016 E

$9.000
Bo.ooq

$ 0 000
$0.000

$0.000
$0.000
60.000

$0

$0

$0

$0

($4,520.09)

($4,880.00)
($8,060.09)

($3,480.00)

$62.99

$46.59
$62.90
$62 99

$2,840.00

($7,080.00)
$62,99
$93.90

($7,770.00) $198.50
Oct-1 6 Call

Oct-16 Call

Oct.16 Call

NYMEX

NYM EX

NYMEX

Oct-16 Call (Sold) NYMEX

1 01271201 5

1 01281201 5

1 211 61201 5

912712016

60,0 DO

To,uoo
$3.05
$309

6D,ODO $2.85

$2.6560,0DO

$0.1620

$0.1559
$0.0939
(70.1469)

$9,720 00

$10,850 00

$5,580.00
(Ba. Teo.oo)

09/27/2016 E

09/27/2016 E

OS/27/201S E

09/27/2016

$0 000

$0.000

$ 0.000
$0.000

$0

$0

$0

$0
($ 5,580. 00)

$8,760.00
$93.99
$93.09

$93.00($9,720,00)
($ 10 850 00) $198 50

CalfNov-le
Nov-16 Call

NYMEX

NYMEX

11/3/2015
101312016

440,000
110,000

$3 35

$2 9D

BD.1120

$0.1180
$49480.00
$ 12,980.00

1012812016 E

19/26/2016 E

$0.000

$0.000 $0
($49,280.00) $682.09

$ 170.59($12,980.00)
Dec-1 6 Call
Dec-18 Call
Dec-16 Gall

NYMEX

NYMEX

NYMEX

Dec-16 Csg (Sold) NYMEX

CallJan-17
Jan-17 Call

NYMEX

NYMEX

Jan-17 Call (Sold) NYMEX

Jan-17 Call NYMEX

Jan-1? Call (Sold) NYMEX

St/MMARY:

12/1/2015
1211 6I20 1 5

11/3/2016
11/25/2016

11412ote

2/23/2016
12/27/2018

11/3/2016
12127/2016

380,000 $3.45
130,000
130,000
130,000

$3.25
$2 75

$2.75
280,000 $3.85
140,000 $3.60
140,000 $3.60
280,000 $3.30
280,000 $3.30

4,720,000

$0.1110
BD.1020

$0.1795

($ 0.3359)

$9.1159

$0.1 040

($0.1610)

$0.1290

($0.4610)

$42,180.00
$ 13,260.00
$23,335 00

($43,550.00)

$32,209.00
$14.5SO.OD

{$22,540.00)
$33,890.09

($129,080.00)

$273,495.09

11/25/2016 E

11/25/2018 E

11/25/201 E

11725/2016 E
12/27/2016 E

1212712016 E

12f2712016 E

12/27/2016 E

12/27/2016 E

$0.000

$0.000

$ 0.000

$0.00f)

$ 0.090
$0.009
$0.000

$0.000
$0.000

$0

$0

$0

$0

$0

$0

$D

($42,180.00) $569.09
($ 13,260.00) $201.50

($23,335.00) $201.59
$43,550.00 $291. 59

($32,200.00) $434.99
($ 14,580.00) $217.99

$217.00$22,540.'00

$434.00
$434.09

($33,600.00)
$129,080.00

($273,495.00) $7,346.90



Period

South Carolina,
Report as of 12/30/2016 Close

Original Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or (Loss)

Closed Positions - Ma -2002/April-2003 Review $949,450.QQ $2,424,270.00 $1,474,820.00
Closed Positions — Ma -2003/April-2004'eview $ 1,Q65,640.00 $400,810.00 ($664,830.00)
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - May-2005/April.2006 Review

$851,680.00 $795,290'.00
$2,463,690.00 $4,925,500.00

($56,390.00)
$2,461,810.00

Closed Positions - Ma -2006/April-2007 Review
'losed Positions - Ma -2007/A ril-2008 Review

Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/April-2010 Review
Closed Positions - Ma -2010/A ril-2011 Review
Closed Positions - Ma -2011/A ril-2012 Review
Closed Positions - May-2012/April-2013 Review
Clbsed Positions - Ma -2013/A ril-2014 Review

$3,369,220&00 ($ 1,385,730.00)
$2,908,420.00 $1,159,981,00
$3,446,030.00 ($6,147,835.00)

($4,754,950.00)
($ 1,748,439.00)
($9,593,865.00)

$2,240,760.00 ($3,938,546.00)
$1,339,250. 00

$967,950,00
($574,216.37)

$0.00
$0.00
$0.0Q

($6,179,306.00)
$ 1,339,250. 00)

($967,950.00)
$574,216.37

$3,599,735.00 ($12,587,530.00) ($16,187,265.00)

Closed Pos)tions - Ma -2014/A ril-2015 Review
Closed Positions - Ma -2015/A ril-2016'Review
Closed Positions - May-2016/January-2017 Review
Total'Closed Positions Review Periods
Open Positions Total

Closed/Open Pbstion TOTALS

$435,179.27
$841,635.25
$273,495.00

$0.00
$0.00
$0.00

($435,179.27),
($841,635.25)
( 273,49 .00



Open Positions - South Carolina

Report as of 12/30/2016 C/ose
MMBtus

Period Tool Counterparty Trade Date purchased Per
M nth rice

Net Value vs.
Current Market

Va/ue

Purchase Purohase Trade/ Expiration
NYMEX M rkPrice CoslIProceeds I/ate NYMEX Market Pr/ce Inarket Value

2/1/2016Call NYMEXFeb-17 310,000 $4 10 $0.1130 $35,030 00 01/28/2017 E $0. 0762 $23,622.00 ($ 11,408.00]
Feb.17 Call NYMEX 2/23/2016 180,000 $ 3.80 $0 1060 $ 18,960.00 01/26/2017 E $0.1616 725,856.00 SS,896 00
Feb.17 Cell NYMEX 11/3/2018 310,000 $3.60 $0.1200 $37,20D,DD 01/26/2017 E $ 0.2563 $79,453.00 $42,253.00
Mar-17 Call NY EX 3/772016 390,000 $4.25 $0 1040 $40,560.00 02/23/2017 E $0. 1073 $41,847.00 $ 1,287.00
Mar-17 Call NYMEX 1l/3/2016 260,000 $3!85 $0.1170 $30,420.DD 02/23/2017 E $0 2019 $52,494.00 $22,074.00
Apr-17 Call NYMEX 3/31/2018 160,000 $3.35 $0.1130 $18,080.00 03/28/2017 E $0 3750 $60,000 00 $41,920.00
Apr-17 CBB NYMEX 4/7/2016 160,000 $3.35 $0.1050 $16,800.00 03/28/2017 E $0 3750 $60,000 00 $43,200.00
May-17 Caa NYMEX 5/13/2016 110,000 $ 3 56 $0 1125 '12,375.00 04/25/2017 E $0.2881 $29,491 00 $ 17,116.00
Jun-17

Jul-17
CaB NYMEX 11/10/2018
Call l/YMEX 11/10/2016

80,000 $3 50

70,000 $3 60
$0 1000 $8,000.00 05/25/2017 E

$0 1040 $7,280.00 06/27I2017 E

$0.3234 $25,872 00 $ 17,872 00

$ 14,420. 00$0.3100 321,700.00I'ug-17 Call NYN!EX 11/10/2016 70,000 $3 65 $0.1080 $7,560.00 07/26/2017 E $0.3042 $21,294. 00 $ 13,734.00
Sep-17 Call NYMEX 11/10/2016 40,000 $3 70 $0.1150 $4,600 00 08/28/2017 E SD.2972 311 888.00 $7,288.00
Nov-17 Call

SUMMARY:

NYMEX 11/14/2016 110,000 $4.25 $0.1180
2,230,000

$ 12,980.00 10/26/2017 E

$247,845!00
$0 2D16 $22P 66.00

$475,69300
$9,196.00

$227,848.00
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